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 $ (Ji,t)1≤i≤N % % &∼ M(1, (ωi,t)1≤i≤N ) 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i=1
ωi,th(xi,t)
N→∞−→P π(h)
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π̂SPMCt,N (h) =
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i=1
ωi,th(xi,t)
N→∞−→P π(h) .
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N
(
N∑
i=1
ωi,th(xi,t) − π(h)
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σ21,t = π
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(h(x′) − π(h))2 π(x
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d=1 α
t
dqd(x, x
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)
ÙªÚÀÇÙÏÂ
9 6 8<6  /  3CBD6738 = 6  .-CBD5 3C8 =3  .01 6 8	 
3C8 3
σ22,t = π



(
π(x′)
∑D
d=1 α
t
dqd(x, x
′)
h(x′) − π(h)
)2 ∑D
d=1 α
t
dqd(x, x
′)
π(x′)


 .
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α = (α1, . . . , αD); ∀d ∈ {1, . . . , D}, αd ≥ 0
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σ21(α) = νh
(
1
/ D∑
d=1
αdqd(x, x
′)
)
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F1(α) =
(
νh
(
αdqd(x, x
′)
(
∑D
l=1 αlql(x, x
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)
/
σ21(α)
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α ∈ SD
- =<3  =
σ21(F1(α)) ≤ σ21(α) .
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σ21(F1(α)) = νh

 1∑D
d=1 αdqd(y, y
′)νh
(
qd(x,x′)
(
P
D
l=1 αlql(x,x
′))2
)

σ21(α)
= νh

 1∑D
l=1 αlql(y, y
′)
1
∑D
d=1
αdqd(y,y′)
P
D
l=1 αlql(y,y
′)
νh
(
qd(x,x′)
(
P
D
l=1 αlql(x,x
′))2
)

σ21(α)
≤ νh

 1∑D
l=1 αlql(y, y
′)
D∑
d=1
αdqd(y, y
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∑D
l=1 αlql(y, y
′)
1
νh
(
qd(x,x′)
(
P
D
l=1 αlql(x,x
′))2
)

σ21(α)
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D∑
d=1
αdνh

 qd(y, y
′)/(
∑D
l=1 αlql(y, y
′))2
νh
(
qd(x, x′)/(
∑D
l=1 αlql(x, x
′))2
)

σ21(α) = σ21(α) ,
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α1,1 = (1/D, . . . , 1/D)
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αt+1,Nd =
N∑
i=1
ω2i,t

h(xi,t) −
N∑
j=1
ωj,th(xj,t)


2
Id(Ki,t)
N∑
i=1
ω2i,t

h(xi,t) −
N∑
j=1
ωj,th(xj,t)


2 ,
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
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h2(x′)
π(x′)
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d=1 α
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dqd(x, x
′)
)
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σ22(α) = ρh
(
1
/ D∑
d=1
αdqd(x, x
′)
)
− 2π(h) + π(h)2
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F2(α) =
{
ρh
(
αdqd(x, x
′)
(
∑D
l=1 αlql(x, x
′))2
)
/
σ22(α)
}
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